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In this paper the limit theorems on increments of a Wiener process due to [1] are developed to the case of a Gaussian process. This can be considered also as an extension of the results to Gaussian processes obtained in [2] . Throughout this paper, we shall always assume the following statements: Let
be an almost surely continuous Gaussian process with 
Main Results
In this section we provide the following two theorems which are the main results. We concern here with the development of the limit theorems of a Wiener process to the case of a Gaussian process under consideration the above given assumptions. 
and
2 log
We note that ( ) (1) and (2) with (4) and (5) 
Proofs
In order to prove Theorems 1 and 2, we need to give the following lemmas. Lemma 1. (See [3] ). For any small 0
where m is any large number and
Proof of Theorem 1. Firstly, we prove that
For any { } 
The condition (3) is satisfied, and for large k, 
where k is large enough and C′ is a constant. By the definition of
We shall follow the similar proof process as in [5] . Set ( ) 
exp log
where C′′ is a constant. From the fact 2 1 2 1
exp log 
Then, by (11) and the concavity of ( ) 
where k l ≠ . It follows from the Borel-Cantelli lemma that 
The proof of (12) is similar to the provided proof in [1] . Thus the proof of Theorem 1 is complete. Proof of Theorem 2. Firstly, we prove that
According to Lemma 1, we have 
provided k is large enough, where 0 ε > and Then
